The set of minimax regret treatment rules is given by the convex hull of (i.e. mixtures over)
f ; g. Other than that, the …rst six rows of the table should be self-explanatory. The last two rows serve as helpers to verify the Nash equilibria. The second last row gives the values of t implied by ; these are easy to verify and reveal that any supported on the …rst four treatments is a best response to . The last row gives the regret caused by state s t given , , or any mixture over them. It is also easy to verify and reveals that any supported on fs 3 ; s 4 ; s 5 g is a best response to .
Intuitively, what can be seen in the example is that if the maximin utility treatment is not unique, then best-response conditions may fail to pin down the exact distribution of probability mass across 1 the maximin utility treatments. This is because in this type of equilibrium, Nature does not play the states s t corresponding to maximin treatments anyways. 
Again, the set of minimax regret treatment rules is given by the convex hull of f ; g; obviously,
this includes a nonrandomized rule. To understand this example, consider perturbing 1 by ". If " > 0, the decision maker would strictly prefer treatment 1, and the solution would fall into case (i) with a unique MR rule of (1; 0; 0), very much like example 2 in the paper. If " < 0, the decision maker would want to deviate to treatments 2 or 3, and the equilibrium would break down. The correct equilibrium then is one of case (ii), where has full support, is unique, and ! (1=2; 1=4; 1=4) as " ! 0. At " = 0, the solution set connects the two limits. This illustrates that case (iii) is the boundary case or switching point between (i) and (ii), which otherwise split the parameter space between them.
Documentation of Code
This section documents the MATLAB code snippet MRtreat.m to be found on my website. MRtreat.m …nds all extremal as characterized in proposition 1.
Syntax. fstar=MRtreat(bounds),
where bounds is a (2 T )-matrix containing upper and lower bounds as follows: : : :
Treatments should be arranged s. The set of minimax regret treatment rules is the convex hull of the matrix'rows.
The code also procides supplementary output that corresponds to the additional rows of the above tables, i.e. can be used to verify .
